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Given a matrix A it is often desirable to find an approximation to A that has low rank. We 
introduce a simple technique for accelerating the computation of such approximations 
when A has strong spectral structure, i.e., when the singular values of interest are 
significantly greater than those of a random matrix with size and entries similar to A. Our 
technique amounts to independently sampling and/or quantizing the entries ... 
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We consider the problem of approximating a given m x n matrix A by another matrix of 
specified rank k, which is smaller than m and n. The Singular Value Decomposition (SVD) 
can be used to find the "best" such approximation. However, it takes time polynomial in 
m, n which is prohibitive for some modern applications. In this article, we develop an 
algorithm that is qualitatively faster, provided we may sample the entries of the matrix in 
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We consider the problem of computing low rank approximations of matrices. The novelty 
of our approach is that the low rank approximations are on a sequence of matrices. Unlike 
the problem of low rank approximations of a single matrix, which was well studied in the 
past, the proposed algorithm in this paper does not admit a closed form solution in 
general. We did extensive experiments on face image data to evaluate the effectiveness 
of the proposed algorithm and compare the computed low rank appr ... 



